I. INTRODUCTION
Recently, Herbert et al. [2] have argued that methods and analyzes for constructing the confidence interval estimation of the difference between variances have not been described. They proposed a simple analytical method to construct a confidence interval for the difference between two independent samples. It is seen that their proposed confidence interval works well when observations are highly skewed and leptokurtic. Cojbasica and Tomovica [1] showed that the nonparametric confidence interval of the population variance of two-sample problem based on t-statistic combined with bootstrap techniques performs very well when data are from exponential families. Phonyiem and Niwitpong [5] proposed the new generalized confidence interval for the difference between the normal variances.Their proposed interval performs very well compared to the existing confidence interval. Related works of the confidence interval for the difference between two variances, the reader is referred to the references cited in the above papers. In this paper, we emphasize only data are from the normal distribution and we propose the new confidence interval for the single and the difference of two normal population standard deviations, based on the simple confidence interval of [3] . For the confidence interval for a standard deviation, we derived analytic expressions to find coverage probability and expected length. We also present the Monte Carlo simulation results for the confidence intervals for the difference of standard deviations.
II. CONFIDENCE INTERVALS FOR THE DIFFERENCE OF TWO NORMAL POPULATION STANDARD DEVIATIONS
Let and be random samples from two independent normal distributions with means 1 2 ,   and standard deviations 1 2 ,   , respectively. The sample means and sample variances for and are, respectively, denoted as 
where 0 c is a 100(1 / 2)%   percentile of a standard t-distribution with 1 n  degrees of freedom. We now derive coverage probabilities and expected lengths of confidence intervals 1 CI compared to 2 CI .
Theorem 1
The coverage probability and the expected length of are respectively 
, the coverage probability of CI 1 is
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where Z ~ N (0; 1).
Note that,
(1 (2 / (n 1))( (n/ 2) / ((n 1) / 2) ).
The expected length for 1 CI is therefore
The coverage probability and the expected length of are respectively,
, the coverage probability of CI 2 is
The expected length of 2 CI is therefore 
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C. Confidence Intervals for the Difference between Normal Standard Deviations
Donner and Zou [3] proposed the confidence interval for the difference The coverage probabilities and the expected lengths for confidence intervals Table 1 with 10, 000 simulation runs. COV1 stands for the coverage probability for CI 3 COV2 stands for the coverage probability for CI 4 LENGTH1 stands for the expected length of CI 3 LENGTH2 stands for the expected length of CI 4
